THRIEHT 3 A RS REST
BEEE

2023 £

—
—a
SN

542

=R

2023 £ 12 A 31 H

EE&EHEAN: LREEESEHEARAR
HEFEEAN: BEBITROBERAF
WREZHHR: 202441 A 19H



AR EEG T 3 N H g WP UG BAE FR 4 B R 5 2023 4R5F 4 TR

§1 HER

FEE AR E RS LEFORIUEARMR S I BRI BIC . RSP IERE B E 8N,
FExF H N A E S HERA VAN 58 B MR AN ) S DA

HEIE N HRAT RO AR A FREARE S FME, T 2024 F 1 717 HEK T ARE
I S5 4R bR PRI R HEMEFNE, REEZABAAERRICHE. #SEHRA
#H RN,

B R U LLCSEAE L SR 51 00 SR ) AE B AN 8 927, (EANRAIE R 5 — 8 R o

F G STF AR AR A AR, 58 AR H 50 R SRR A2 B 1 A
e SAINEEE ST R TR

AR I 55 BORER 2 U

AR HIE 2023 4 10 1 HA&EZ= 12 A 31 H k.

§2 F &7 i BRI
B4 TR TR T 3 AN H BT
B FAY 018716
He4rigfE =\ LR E PR
He A FRARH 2023 £ 9 H 26 H
T R H 4 0 B 0 740, 448, 972. 59 1
B H bz PR A ) U (R 3t b, 3 I [ s 0 2 SRR 1)
R T, B R FE G B (K AR 1
P SR BN, A G 51T R R I B AR K T

4k, X GDP. CPI. PPI. AN K BB i i sl
B A4 L5 51 A A AR AL IO AR R B R AT IR N A
78, i E bR E N R WA GRS RETE R, IR
SP R ity ) DT 0, 5 WO TS S DA B ] A = S ik [ 5K
S X [ B RBOAE . TC SR BURAE A ) 24 5 BUR
[, o 17 3770 SR K S AR 2 5 2 AR (AR T a3
H TR AT, 55 10 T W2 4 M 5 ) SR 4 1
B AR, e e s R I AR E . 7EF

%20 gt 13



AR EEG T 3 N H g WP UG BAE FR 4 B R 5 2023 4R5F 4 TR

RS TP PSS 878 [V R(EA= L PRI S il e i B UK
s T AN RPN AR S 5 10753, B BT R AEfR
— R i, BT ML G P, AR
7 [FLAF B A 587 S0 2 8] BEAT SRR I
B, B E B RS R B A . [
I, AEEGIRER I E S g . B2 5nE. ik
I7ox w2 F GO SRS S, SRAE SR B 5 XU
RIRTHR TR ATRERIPR Ml et . JFONN, AT iR
FRRLR A G TBIE, TR N L HH R, T
I RBTTIRE S R GIMRTIR T, K EEK
R T s B A, SR E N

s

N2 e E-3i G AU E Caft) faEuies .

RS YA 2 4 AT AT R A G, PR AR KPR TR
MG OR G GE, WmT RIS,

A EUN TR 53 & B HA TR A A

HELEAN THRHRAT A AT BR 24 7]

N Gk B R AR

TARER T 34 HE TR A| TR 7 3 AN H EITHio% C

NGRS S AN

018716 018717

T IR IR 7 2 4 ) 4 B

740, 428, 369. 24 1 20, 603. 35 17

§3 FTEM S/ MESIHERI

3.1 XEM &

Bhr: NRMG

AR (2023 4210 H 1 H-2023 4 12 H 31 H)
Bl SN
St THERT 3 A RS A | THET 3 N e T C

1. A 2B s 10, 568, 521. 36 255, 509. 00
2. AW 12, 167, 599. 96 251, 835. 75
3. AL 35 3 4 Ay B0 AS HH A1 0. 0070 0. 0053
4. BRI & i E 746, 986, 206. 25 20, 771. 57
5. WK I S AE 1. 0089 1. 0082

E: 1L

LT Py

EIRSE W SRR A OEREA NNWEEE 5 5L 5 I, TS JE SERR i e KT



AR EEG T 3 N H g WP UG BAE FR 4 B R 5 2023 4R5F 4 TR

2. AT IR 2 TR B S AR SN . B BET . HARION O & A et B4R 31k
f ) FHERARSC 5 AE RIBAEA 2 IR B0 AR A, AR Dy A 9] s B s n_EA 2 fe (522 5

3. PSSR BRI S MR E —H, iz H RS NI B 5 A sE 5 H .

3.2 B ERI

3. 2. 1 EEMBHEE KR LIS RS B R A lican 2 1 HL R
TARER T 34 HE IR A

Ml e
‘ R | o
B beEmMkEO ‘ #liRE | 0-© | @@
FHEZO | #l%e
2D
TE=1H 0. 85% 0. 03% 1. 40% 0. 04% —0. 55% -0.01%
e b
0. 89% 0. 03% 1. 41% 0. 04% -0. 52% -0.01%
MR ES
A 3 A TR C
4 e
PR | WL | i
B peEMKED ‘ fliRE | 0-© | ©-@
HEO | BkEk® |
220
HE=1H 0. 78% 0. 03% 1. 40% 0. 04% -0. 62% -0.01%
15
0. 82% 0. 03% 1. 41% 0. 04% —0. 59% -0. 01%
MRS

3.2.2 HES A RAEMURES RTHFEE K IR KE 5 RS BRI R
IR



THREREEG T 3 A E TG AR 5 i

2023 FE5 4 =R

T T3 A EFFHEFAR
dE|

A E IS SR 5 R AL 5% Ho s e v 7 ZE A0 7 58 T X

1.40% —
g
1.20% /
1.00% y,
0.80% - /
)
y
0.60% e
S
P
L e - e
A0% \ —— /
0.40% e
Ifwf
a s
0.20% e o
—— —
0.00% {=" N /
Cl | ~ \ \////'
.
0.20%
o — w0 — o — [ - L3 o] L = L [oa] 3 [ ] L = L —
§ %2 8 T 2 8§ 9 % o = 5 & % g = o ¢oq g f
o = = = o] = = = - - — - - - (] [ [} o o o
- T T T T T 5T T = 5 95T 95T 5 T T T T in
2z e [ar] [ar] [ag] e 2yl 2] £ [ag] [ag] 2z e [ar] [ar] [ag] e 2yl 2] 2yl
[ ] [ [ (o] [} [ ] [ ] [ (o] [} [} [ ] [ [ (o] [} [ ] [ ] [ [ ]
=] -] -] (] () ] ] -] (] () () =] -] -] (] () ] ] -] ]
(=t ] (=] (=] (o] (=] (=t ] (=t ] [t (o] [} (=t} (=t ] (=] (=] (o] (=] (=t ] (=t ] [t (=t ]
[—TEBTI AEFEEARITREREE — THS T ARFRSAR MLl |

THR%E T3 A EFFZFCHRI
dE|

g (EE R 5 RIEDL 57 B v 4 229

EHot

1.40%
1.20%
1.00%
0.80%
0.60%
0.40%
0.20%

0.00% {==" NN /

-0.20%

2023-09-26
2023-10-31 \

20231001
2023-10-06
202310-11
2023-10-16
2023-10-21
2023-11-10
2023-11-20

2023-11-25

2023-11-30

20231205

2023-12-10

2023-12-15
2023-12-20
2023-12-25
2023-12-31

E
+ 2023-10-26

-L]L 2023-11-05
g@ 2023-11-15

|— 18 EFES

<}
<
Jn
:ﬂr
(]
i

FEHIERE — T

?

H

A EFFRECRIT AL i

i

1. A%E4
2. R4
T4 B B BT BRI R AE

3. 3 HAehIEbz
o

HEEFET 2023 9 A 26 HAER. 8%

-4
HRME, AReEeNN6 MH. e, ARERRENATS

§4 BHEARE

4.1 B&EH (RESSH/N) fH

WK, AREemt TR,

S S HEIES

| g | s [EARSRESZ IR IESAL |

Wi

570 13T



AR EEG T 3 N H g WP UG BAE FR 4 B R 5 2023 4R5F 4 TR

EHREN | B | TR

WA, 2013 SEIIAN TGS, B
AT [ YA AR B e M . R B

2016 /£ 9 H 19 H&4, L THREE

NIRRT EE RS 4 2016
F9H 19 HES, R TSI 4R
LM I EL,; 2016 4£9 H
19 HEA, AR THEE I E ek 57 m

] 2 AL 7t M ERELH,; 20174 H 14 H
B 2023 4 9 24, AT TG RE IR MTSES
PREEAS B, A 26 - 10/ |REELH, 202147 H 21 HES,
IS (T LHES 7 REM G AR 5 3t
G7H SHEZH, 202248 H 12 HES,

FEAT T AR I (5 Sl 50 90 RIFA %t
MR R LR &2, 2022 4F
12 H 1 HES, AR TRmERE T
90 RHFFA W R e AU L 0 2 4
e, 202349 A 26 HES,
(E AR E R T 3 N H w8 WPk i A
[l S A o St aei

e 1 ARHUH WS A TR AR 0 0 BUARRE S8 B AR B AT I H . IR H A S 4 5
BENK S A B H 3T
2+ UEFFANLHIE SCGEMATIE P2 (B Mtk N 538 BRI A AH SRR E

4. 1. 1 BIASRAEME R FE TR R EH N E &2 5 F R E K L
AR IR AR 4 002 2 B HEAT R SRV L B 2 B R

4. 2 BB REG RN S E S B/EEM TEH LA B

AN, AEEEHNRALM GEFRRE ) S REEEMAREEER. 15
YL P SR AR, RIS . B R ST 0 BRI R e B, A%
i RS Bt B, O i #iRE A AR BRI, T E S S0 HRA A 2 M7

4.3 AR 5 E DU

4. 3.1 AP 5 BRI HAT B

N AR S RBEN, RS RITEAR R, B HIMA RS RIS 5 M adfik & id
VEMATR, AFIRIE GEFRRESE) « GESFMIRAE A SRS IS S 1
) GEFRMIREEN MRS E IR EEEAE) « GERRERGEHA R AR
SRR SR SRAEAM AR NI E, HE T (A FZHERIME) « (RELSHE

48

&

26T 3 13|



AR EEG T 3 N H g WP UG BAE FR 4 B R 5 2023 4R5F 4 TR

EHINEY » WA FVEBRSRE T AT RHEC T IR, IR KSR fidF
A AN RS AN T S A ZZ B AOK, W REAEAERRIMBEAY . AR i S5 VA S DU T i . ARl
T, AR ARG RS RS BRI, AR R AL BRAN 2 AR ELX TR — B2 A A R 52 5 76 3R 14
HEERBA S, YR T REPR A TR ABGRBATRAE, KT A VS RIEEAZ
ARG, HAFEG AT SRR SE NGB HAR R A& Z W AR AERE R IR R
16152 5 I S XL 5y o

4.3.2 RERX TN ETUH

AIEEARE N R MR L G RGN, AARFHRRAES 505
NIFTEN R H 158 5 S B 1 B30 58 By e 1ZAIE 97 24 H BRSS B H) S%RITE LA 3 K. 5t
HEa B R HA R R FETALER H RIS, RFBARTIE 5 A at ik .

4. 4 W E BN EEHRE RIEABIES T

2023 FFEWUZERE, ENEMAGAE T H RS VI # i & 1 ], RIPRE 25T N A ShREA R,
RS A 75 S0 2 200 JE ok B T3 ™ XU 5 3007 BUR 3 55 KR . ™51, B T 4k
R B e AT HOE, AR KUSA FTRER,  H i1 B A7 b 5 e R B U R S0 2 SR, X
LETEREATIANAFAE —E HIL, 211 Ja T A e AT 5 B B B i 3k — 2D TR 11 K RGT 1 VR 2k
TECRHER . AT, 7 BURF G BRI 6555 50, A D)3 28 v S AT AT 10 A 2 U AT A 25 1]
WS SZ ] T B Ze A, TR IR IO 5% (14 6 v R AT 200 R M AR AT 4 28 B 7 4745 DL T £t B v 1) 22
Ko B, ELGFNAERENMBS, MEAEEFERmTS, HR AT SR A A m s 5 R,
A 45 R AT 4 S5 AL A v A DA OMLF) | 33 A TF iz B 2 T WU I S 4R 7
R, CLECR AR, (RAFRAME AT, AR i e A

2023 EIYZRSE, BEEWBEBOREL R T, BURHHEE T RAT F8URAT IR B 4 i I E),
DROO7 FZFFat i T AH i 7 KB RIFIA, W Eh il i s b, AR A RAT 1) Bt 421
MIxFRaE, AEHFIER S 5 i 2 P s S R DO R AT, BE IR, 7 K4 ROOT Il
T 2.25%, BLEFAR AT 32bps; —FEMIBORMESRMCT 2. 26%, 5 12K 14T 6bps; —4F 1]
AAA fE FIBTICT 2. 52%, L EZER AT 3bps; =AEH1 AM(ERIBIICT 2. 74%, BLEZFERTAT
13bps; TLAEH] AAA {5 FIUSCT 2. 95%, 8 EZRTAT 13bps. 7ERLHIGIZRIC B 51 1 ETHRIIG T
. AR IR T BE I MR- T AN LA 1R R VY T AT P R B B ERATAT L
B, WInRsh g . B B A S URGER B B A, R Bt B B

4. 5 WE N E SR SR



AR EEG T 3 N H g WP UG BAE FR 4 B R 5 2023 4R5F 4 TR

A AN, AHES A D BUFEIE KA 0. 85%, ARG A AL ST LB AR 1. 40%;
AR C M AUFE I F0 0. 78%, AFES C Ak gt bR a3 Ty 1. 40%.

4. 6 |MEHANEES A NBEEES T3 EE UL
AFEGAERAE N EE ik )2 2014 45 8 H 8 HARM (AT BEEIF W

) SR HUE R %A

I fFE

§56 WEAGIHRE

5. 1 MEMRESHHESHEMR

e 5

o 2 S I B
%)

1| B - -

3\:':':' me N N

e o)

2 | HERH

[ 5 AL 2 3

1, 045, 602, 086. 85

1, 045, 602, 086. 85

é%ﬁ? IR E e

6 | ENRESHT -

ﬁ* S 2RI ) SRR

<

et B

BATHERME E A B A

3,484, 512. 23

0.33

HAb 5™

498. 01

0.00

Eit

1, 049, 087, 097. 09

100. 00

TE: H T DY NS DR e 2 e B I e o T A S BT e e R =
5. 2 MEIRIZAT WL R B ER T A E

5. 2. 1 REWIRBATI A REFARREREA S
AT G AR IR ARFFA A BB

5. 2. 2 WWEHEMIRBAT W ROBBER R M ER TS
o
5. 3 JIARAR A FOMME oy 2 3715 E LU R/ N HEFP B B S B B B 4

5. 3. 1 it BRI A A o 2 & 57 18 Ho 5] /N R P OB 42 R 43 B 4
AR GAR R R AR



AR EEG T 3 N H g WP UG BAE FR 4 B R 5 2023 4R5F 4 TR

5. 4 |EBHIRIEMFMM I ROBRFRBLE

Fe5 i 75 dt Fof ARME Go bR TR E LR (%)

1 HE X 5197 - -

2 JAT YR - -

3 SRl 1, 045, 602, 086. 85 139. 97
Hrb: BURMESE R 110, 802, 155. 74 14. 83
A i %7 - -
Al 5 S Rt - -
WA - -
AR (AT AZ #f57) - -
ERIZea - _

O |0 [0

HoAt - -

10 &t 1, 045, 602, 086. 85 139. 97

Ve iU TN R R 2 SO A 3 e B B R L B 2 I AN 5 S T REA R 2%

5. 5 WA HAIRIL A SOMME b e B 158 Hi ] K/ R BRI L4 5 3R A 2

Fe | fidARag et | BE k) | AaxniE Oo) | HERETEFREE (%)

1 2228007 | 22 Wi &K 4R4T 01 900, 000 92,493, 448. 77 12. 38

2 2220011 22 %Eﬁi%ﬁ{Td\ 900, 000 92, 467, 375. 89 12.38
fit 01

3 2228009 Zzﬁﬁikf§TTd\ 900, 000 92, 392, 954. 52 12.37
(i

4 2120071 | 21 bFi#gERAT 800, 000 81, 173, 980. 33 10. 87

230421 23 ek 21 800, 000 80, 458, 972. 68 10. 77

5. 6 &G BARIZA SoMHE 5 S BT =R E LB KN IR+ 42 B2 ST RRES R R

BRI

ARSI AR WA ARFFA B SR SR

5. T B FARIE A SOAMHE o S B 758 H ) /N HE R BB T 42 St G R B B A
ARGAREWIRARFFA L&) -

5. 8 & FARIE A FOMHE o B B 1B LU /N HE R BT T AL BUIE 3R 35 B 40
AT G AR R ARFFABGLE

5. 9 A RS H S K 1) BT B3 5 1B 5L i

5.9. 1 A E AT Bt B B BUR
AN, AL AR GO BT R

5.9. 2 R E WIRA RSB B H A SR G AR 28 A

%9l Hk 13



AR EEG T 3 N H g WP UG BAE FR 4 B R 5 2023 4R5F 4 TR

ARSI AR AR FFAT [ GO S vt th oI it -

5.9. 3 A ER BT BB AR
ARG, AHE 4 RIS E A e AT

5. 10 BEHAMEMHE

5.10. 1 AESHBRKE+HIERRRIT EAAMR T HIBRER I TLREE, R
AR EmE HAl—FEAZBATHER . LKER

AT S H B MIRT AT RUAAT AR, M0 R AR ARAT B0 A PR 2 = R 5 i AT —
S PN A BT UE N R IO AR T s A RUERAT Bt A7 BR 2 =) AR 5 i) AT — 4 3 5 52 207 AR AR
JEIART s T EDERERAT AR A R 2w R AR 2 1) AT — 52 A B 32 B IE IR I AL 315 iR
AT AR A IR 2 mIEAR T ) H AT — SR A B 52 2 B XU E R IR LA . HO5ME R AL ET;
IRl AR AT BB 00 A7 BR 28 R PE AR 5 il AT —4F 9 8 2 20 b EARAT R T 2 A i 2« P AR ORI
o FR eI E SRS SCIEIRAT Bt A BR 2 7R S G H AT — 4 8 52 321 v [ R 4T (8]
WA Gt WOER AT, o E AR ARAT B3 A PR 2w AL o 2 il H AT — 45 A 8 52 3
N BRARAT . KR 2R 1O AME R BTAR T s P AR AT B0 A B A w R AR T g i) H i
—HEN G 2P ERITRESZ SR P EANRRT . EREEE R IR VUL T

EIRIETER LA R 55 A EROLICE RO, iR R SRR AT & AL BN (] L 22
Ko

5.10. 2 ZEHFME+ L2 RERTE HEE S FME NS IEREE
AT G P BRI AT+ 44 SRR 2 e 15 (R RLE (A B P 22 I

5. 10. 3 HABBE =14 %
5 B & (o)

17 IRIES: -
N YSCIIE 23 7 B K -
Il -
ISR -
I YAT I 30 498. 01
HoAth RGR -
HAth -
P 498. 01

5. 10. 4 &5 WIRFFE KA TR BRI v e fm 55 05 41
ARFE G AR WK AR R AT 5 I T e 5 5 o

2100 3 131

O | |01 |k |w ||~




AR EEG T 3 N H g WP UG BAE FR 4 B R 5 2023 4R5F 4 TR

5. 10. 5 5 BAARAT 148 B R AP A AR i 52 R A 0L B Ui B

T

5.10. 6 B E A A& ERI AL SCF IR ER 2

T
§6 FFIRIE S HER B
HAT
R X . TR T 34 H g
1 T4 3 H IR A T#EH ’
15 B B3 4 40 AL A5 1, 780, 622, 005. 25 50, 035, 895. 70
5 A 1) 5 G A ER D 47 5 10, 889. 95 59. 57

Rk - i 7 0 30T 1) 5 < i Bk [ 47 5

1, 040, 204, 525. 96

50, 015, 351. 92

I 75 S 6] < 5 > AR BB A (A B

UL =T )

S I R I 4 4 S A 740, 428, 369. 24 20, 603. 35
L RS S R R A R B N R
2 AR B HA 5] 3 0 N [ 3 A e HE A A
§T EEEHEANCZHERREREAREEBMN
7.1 BREEBEANFELAESH T SB N
To
T2 BEEHENCHEAREREAREESERZ S WA
T
§8 M HERENHMEEER
8. 1 RE BN E—REERFBESDHHIE R EHEIT 20%8)F L
e N R 2 S A B Wi R A e H
# FEESE
% el
# b Y 1A iz [ N 3% 5t
x5 awom| 3 e el %
Gl F4) B 1) X
J]
Ml 20231001
1 400, 082, 333. 33 -1400, 082, 333. 33 - -
) 20231226

o117 3 13T



AR EEG T 3 N H g WP UG BAE FR 4 B R 5 2023 4R5F 4 TR

20231001~
2 480, 019, 000. 00 - -1480, 019, 000. 00 64. 83
20231231

A
A

7 R U
ARG BT NBNET, AFESE SRS RS, DL i I S B0 i i R el
RS o

e 1 IR AU E IR B A R A 15 AR H 2 R A A
2+ WM A &N R B G A WIR R A &SRl e i

.
8. 2 M B E R HAhEEAE B
To

§9 ZEMHFEZF

9.1 BEXMHEF
Lo R EEM 2 e P TAREG B T 3 N 58 BT U7 AL I S5 0 ik < 534 FR S 1T SC
GG

2« (ISR 3 N HEMITMGEF IR R R E S )
3. (LHREMEHIT 3 AW LS R R R e E i)
4. (ST 3 A H eI G RAUE S I B R & S U 5)

5 FEEEE LSS BOSHLAE . B LI
v BRI NS BRI B
v TR N e P NAE R E A AR I A T

(o)

-3

9. 2 FHH =
T NS SFE NFHMERT.

9.3 & AR
PG AT I RS 2R A . BT/ SO ARG, 7 A B I] A A b3 STy 52 B
4,

THMEESEEEARAHR

o127 313

=



TARFR RT3 AN H @I BAE S B 6 2023 R 50 4 R

20244£1 5 19 H

o133 T 3t o13

=



	§1  重要提示
	§2 基金产品概况
	§3 主要财务指标和基金净值表现
	3.1 主要财务指标
	3.2 基金净值表现
	3.3 其他指标

	§4 管理人报告
	4.1 基金经理（或基金经理小组）简介
	4.2 管理人对报告期内本基金运作遵规守信情况的说明
	4.3 公平交易专项说明
	4.4 报告期内基金的投资策略和运作分析
	4.5 报告期内基金的业绩表现
	4.6 报告期内基金持有人数或基金资产净值预警说明

	§5 投资组合报告
	5.1 报告期末基金资产组合情况
	5.2 报告期末按行业分类的股票投资组合
	5.3 期末按公允价值占基金资产净值比例大小排序的股票投资明细
	5.4 报告期末按债券品种分类的债券投资组合
	5.5 报告期末按公允价值占基金资产净值比例大小排序的前五名债券投资明细
	5.6 报告期末按公允价值占基金资产净值比例大小排序的前十名资产支持证券投资明细
	5.7 报告期末按公允价值占基金资产净值比例大小排序的前五名贵金属投资明细
	5.8 报告期末按公允价值占基金资产净值比例大小排序的前五名权证投资明细
	5.9 报告期末本基金投资的国债期货交易情况说明
	5.10 投资组合报告附注

	§6 开放式基金份额变动
	§7 基金管理人运用固有资金投资本基金情况
	7.1 基金管理人持有本基金份额变动情况
	7.2 基金管理人运用固有资金投资本基金交易明细

	§8 影响投资者决策的其他重要信息
	8.1 报告期内单一投资者持有基金份额比例达到或超过20%的情况
	8.2 影响投资者决策的其他重要信息

	§9 备查文件目录
	9.1 备查文件目录
	9.2 存放地点
	9.3 查阅方式


